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[tf»»#©.«J|J, - , • 

m% <D t 7 J 7 y h iftMfr <b * v h V - t % ft L T % 2 tirz£®l$ 8,<DM^ & JtlCtt L . 
®fS£¥ai:. 

tufiEB^ o n£t>' t mm&&ik&icffircrj: tc t % , HuiEWffifflM©®ffirtT?ButEffig 10 
cmjh 2 ] 

MEft^Stfi^O #atc <fc 0 ®fr o fcmfr 0 'M&£ BuHEMgfr £©M^i£:£{;:&g&£. 
SiS^*Jt^t-5«^Jt«¥®i:, 20 
MEM* 0 K&tfttE&HH&lcSjfcafro fc £ flu IE Mfi«gS © 15 EB rt T- it fSK& 

(tS?nt, C ©SftftftKjilctt&?Sffff4§ttSi£lt£r 3&ftttX£#a£, 
WE«l*^6H#«§l©fci6 0tt**&*«A»*iaa*fJ 3 ttW«ft«3^ 0 

itE«Sf*6oi^ftxo»t*ffoft ©ft&fcffla-rsju^axffia^ai:, 

WEaWX&S^O^aK^OiBj^ofcRfrOKftfclJEilS^eoK^ttXKj&B** 30 

ttESj^oa&^taEi&sn&fcafcaj^ofcfc*, tgfEffffifi«gB<D®fflrtT*Huiera^ 

iaE«*A^S3i»t>T^5afiiH«l«:»LT»ffifflff«*»S^-*fflffai*S^ai:, 
l9EK*)^6II#«l5l©fcftO»WH&*fifr*«ia*ff5»«PR&SiP0¥afc, 

mek** 6©sif-»ffi*©»^-*fTo fe»*©«&*ffla-r sn^ifiifafc , 

ME 0 fSlci 0 fcSfr 0 H8E»SFfr&©H^i£:fce&ga& 40 

fi«*«t9Effffia««wrtT** frsft»*»i-r *^jE«it«*tt#a4: » 

c©^JE«Jt«««l¥aicJ:»), ME*E«*«!JEHffifi«««rtT?** cttfUSlih 
fci:*»WEBl*eWE^JE*eo^Tlim-rsJtta*ff3lfc*¥ai:, 

Je*©«-W--P* * c i: *»«fc-T 4 E*©H#*H*ftil*S/Xf-i». 50 
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.im*m. 6j ... . , . , . , 

fi&jfg = 1 - (VAR (a. 0) / y } 

cct-> v a r tt/<y a- • 7 y h • y !k a tt s a ff ffi ffl no . p izmummo 10 

Ctt#8 8 ] 

[ffit#« 9 ] 

1 0 ] 

30 

5B#*5l©fca©ftWS&*Efr Sffl3«f?5 DXf'y/i:, 
CIS*a 1 1 ] 

WE«i«^6H^oT^*w«oa««afc»LTff<iffl««**je"r*afi!«WiEx-f- 

WE«I*^6tt#l»3l©fci60ftiS*&*iBfr6ffla!*ff3a»*ft«fr9Xr'y^fc, 

HUe&^g&HfrOXxyyiciOSfrtjfcffifrOg^ 

4*«*ft*Jt«r * C e J: 9 ^ WEMfr 9 *&jy»E*S*&eJS 9 *^5*»**»l 
:Oii^S^axf77"C<t: 9i9ElIfrD*&#JE94*»-3fcci:ff«Si;£nfci:*, 50 



(4) 



JP 2004-127260 A 2004.4.22 



c©^JE«lt«tt»i^f-y^ , lca:t). fflE7£ffitf fflEff fi&ftffiSiB*. « c £ 

ME^E#iJ±il5ftfc]7.T y ^CAO. t»B*je«ffS&Eff ttfi««Wrt T? * * C tlfiikm 

cn&g i 2 ] 

WE«*^6«^oT^*Br«Offl««aicWLTW«ffl««*llJ6^-*fi««IW3exf- 10 

V ft. 

WE«#^6IE#«?l©fc»OttWJIt**iH3!p*aa*ff3»aF*&H*OX-fy^i:, 
WEBJ*^6©H^ttAO»«*fT-afcak*0«4*«il! i rsH^ttX«illX^yrk, 
WE»»*&H*»)XryyicJ:»)«*-3fcH^»)«&i:t9EH**»60Ilv^aXlCj&H 
*&HX&*ifc«-r*ti:fcJ:»>» ME«*9*ft#WE&H*&lc£9*fr5*»*lft»l 

f £«&^Efc»IXx >y ft, 

c©*A^fi*ftttXf-y^KJ:9WEWfrO*ft« < fi9*!^-3fciii:*«*35l«ftfci:*, 
co^JE*fci(»Eff«fi«a*Jt«-rsci:CJ:5WE^e«jyittEff«fi««Wrt"X»» 

nfct*. ttEK*©«ja«*ift*i-rs«jBiatt»i;*?-y 

ttE*JI«Jt«*Slx^ y 7fc*9,ME*fi«tffflEff«ffi«8WrtT?**{:fc*tlft»i 
Stifci: &ffllBflffllt«)IIXf yyctOMEI^ftiSfi4ofc||Ei*OfiI 
*#*i^ci:*»tt»i;£nfci:*» WEBI*tlWE^JB«fc:ovT«*f*ffll!*(fdlllil 

7,7- v ft, 

[W#Jg 1 3 ] 

JE&<D£-ft-T-&S<:t£!|t®£-f5i9:£JHl OTiSl 20t>*ft*»lE<80lE»5fcjm& 
SK^ffio 30 
CM&g 1 4 ] 

WEK**6»^t>T^*a»©fi««ajeWLTW«fflff**WSB^Sffl««»3exf' 
WE«*3^6tt»«l5lOfci60*»*A*afrSJaa*fT5»»*ft«* , 9X^y^i:, 
WE»»*&«3&»0X^y^KJ:0S*ofc«^9*&i:WEBl*^6fl)Jl^a*k:<&B 
MEi@fr 0 Xfttf fti)E&BXftli:ttfc& fr 0 .fc -fe ffiEfffli&ftffiOKBfl T»fflEM£ - 

WERa;3&»6i9Effl«*a©i"3eo^T^?)ffiX3ya&ofei»#, c4>£ftX£$Nt«tt 

©IH#9KMfiffiKi^L"ri»Effl««Wjex^y:/l«:j:»>, SuEi¥fiflififi5gg£3?£L 
, COffM«*#WEIISfcl»*LT^*&«tt±©»£(<:, ffiE«t> 

i 5 ] 

miEa«8l@^Xr-y^ , tt,HtiEffl^W^«jS-^'«ffcTE©ii«»g{cJ;?}*46P.n5ffl 
*»**Tfflliffl«**l|[g , r*iifc«W«i:-rs||*iH97bMl40^"fn^lE*OiE 

fi«#i = 1- (VAR (o, |l) / y| 

CCT», V A Rtt/<U 7? h • U * » T? * 0, attl§AffffffllS« (?(ijS«ffffilD 50 
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.. v~ y. a m.u mMM.n.o m m&m&m m &m *. - ,. - . . . . . 

im&m i 6 ] 

[ 0 0 0 1 ] 
[ 0 0 0 2 ] 
[ 0 0 0 3 ] 

IStt C <D&£f8£tc »J6B*»6iB»LT 4«*BB ft* * * 5 > 

^&ttfifiraS&»l<:J:«t>O J f»M$ndEf'ilc««ffi^0&«%32««. MMF ( 20 

Money Market Fund) •f'MRF (Money Reserve Fun 

d) & £<D®mm$tzmm Lft^^si^tssst 

[ 0 0 0 4 ] 

LfrL, fffllilE^ttfctttf tt£K|-rs C £tf'P%frt>-f&0 x H & 5 £ ? s ft; #f 0 AG 
[ 0 0 0 5 ] 

©»*"P»»WBIcHIIc^'b*^ft4f©y-X3V % IftTt«4l/T^5. 45*. 
ft»»IIWtffil8;£fttt£B©aSSlBfcttW*fT 3 J: r> IcftZt, i£&#tX K. B# m tt£t§ 30 
& < ft £ & , «*4:LT&a#fci!ft*lJ £l5£$8§£§ttfc&, 16 

[ 0 0 0 6 ] 

5&i§£-, 5l*Sfc Liftlc-l$«fc3SiB*Jl**£**ii£-fcfc3„ c o <fc 3 

L^LcO^^tcti, BtH-TSfifT^. J£ JB 4 if £ft f S ft* * If 

[ 0 0 0 7 ] 40 
[%Wtffl¥&LJ:5£-fS»@] 

[ 0 0 0 8 ] 

[SS^ft¥^-r*fc460^@] 
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# m s i <D tz 46 <d & 8 m &m mzn $ &mm&mfr o 3L®.t„.mM m& *» e. .0 ju, v .... .„ . 

SfSi:, fuiEfflfr 9 g&tf S>ilB£.giS£fc?S7c&fr o £ # % BufBf¥ffiffiGS$<D®H 
C 0 0 0 9 ] 

ttiiit&fc: L Tff{BiJl(8&£*£ t , hu &m% & IE 31 © fc ft 10 

^jg^^Sig-rs^a^tT o assist, £WbT$s<:<i:£i$®i:-r*iE#5§Mjg#ai! 

[0010] 

aifc*5.S*^B«^^]±«-rs«^ifcK#Si:. SUB S 9 « & # t^B & 3? « & St 
[001 1 ] 

l^ttAt^S^^SM^^JtlSt-SCttJcOMeS^Oa^A^HuiB^gM^fcijeDS^ 

fe5di:*^Hi^nfci:#, flftE«*fcttE*JE«fcoi^Tll**TSa«*fT5IBJI¥a 
[0012] ....... 

^i6ffia<OS^a35:t«L, iuiBWgfr&Hfr^T^Sfiffijgj&fcftLTMffi&SBfcW 

&^WE*fi*&K»fcft^ofci:#, WtEff«flff«0«HrtTt9eBI*R:^fi**lB 
[0013] 
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@£T5ffi«gtg£Xx-y7t, fj mm&frb M. %M 31 © ft tb <D ft 'M± % M % 9&M £ 

s tTE^E^tf iuffBffM£&«rt T-ifc 5 C tA^JDJn/i: i: £ , tu IB ffi £ £ tu IE ^£ ffi 
{co^Tf&jgf 5M£fr 5 ®!«X-r -y ^WLTS5il^^i8li:t5f ^5sMS 10 

[0014] 

*fg^<DW*mi ltcintf. S^<D^ 7 y K38*A> P.* -y h 7-*£:fl- lti?n 

«8B^»^-r 5 S^SiSSX-f >y iiufBMgfr e>K#IK5l©ft &©ft&jg£*Kfr 5 

fflg£fT5fti£»&Jgfr?>X'r>y7°£, iufBiK£ fr6©H^ fir ^> ft ^©ft 

^A^HU^^SM^tcSOS^gA^^Sl-rSiS^^JE^axx-y^^v c<D«&^J£&»I 
xr >y fie & o nmmfr *) 0 ft J: £ tf&mztxtz £ 1 v cco^&mtmfS, 20 

^Jg&Jt&lfcSlXT- -y ft. c ©^jE^Jf&ftfclX-r -y ^fcfc 0 , i!ulB^£$ tffGffffi 
fi&gH£i8*.3<:<!:*<t&fc)S*ifti:£, BufBBig©fi&iSlt£ifJra^5ffiffiii2raXT>y:/ 
i:, WIB^JS«Jt«*»IXf'y ^"E J: t)» fulfil £SS flft IB ffF ffli S fit ffi W 5 £ t 

[0015] 

*5SW©B*ai 2(Cin(f, »g<D*7>f7>h$;fcfr£*>yh7-*£;frLT&2n 
ft £B*iSn a n©H^&:3i:fc*f L. fuWBKgfr£Sfrc>T^5m3£©ffi««gEttLT§¥fiffiffi 
Sffi5:I^t5i§IIgXf 7^t, MfBSigfr e>E#l&3l©ft&©fti$jg:&£Bifr5 30 

^^MltSI^aiffliXf 77*fc> futBft&«£Kfr9 Xx >y l/fci 9 «fr o ftSfr 

o m&£Mmm%fr z<om^&Xfc&^%:&^m&%kt®i-? % c £ic j: o ^ mmmfrom 

X-r >y ^(c <t 0 fHBfgfr 0 S$#J£ 9 tift t £ » c <D*J£$ i: MfS 

^JESJttSfcfcJX-r >y f£. £ ©^JE^lt^^» X -r -y ^E <fc 0 . ffl C ^ JS « SUB » ffi 

fufB^ESlti&fcfcJX-f <y 0 , 85 IB ^ E SS 85 IB I¥ ffiStRfittrt Tf*S ■ c i: # 

ftft £Z , Stf iuffiflfflfi&fclXx -y 7tc <fc 9 fu§BM<^a££fT& o ft fulESig© 40 

[00 1 6 ] 

#fgW«W*gU 4 Einfcf, re£©^7^7>ha8*fr6*-yh7-*£fl-LT&;*tt 

mm%fi *> KffK&lBfr D Xt >y ^ £ » BufBK^A^OH^a3S:O^^^ffoft^ j e-0« 
I^IltSlv^tMXf BufEft^a^SA^X-r'y^'C.tOSA^oftSA^ 
0 S^^tulBKS^ P»©H^iiik:^S5:^ga^*lt«-r 5S#Jt®[Xx -y ^ i: , lulB 
ffl*^ 0 «£tfHijfB<iSgg£{i:fgft ^:A>o ft m mm ffia«8S <D IB 9 ft T- ft EBi £ K 50 
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SfillSXf'yytcj:!), fljf2fPMG&«g£g£ C <D W ff fi fit £ ft M IE R S K i& K 
[0017] 
[0018] 

<m 1 0%XJ*ffi> 

18*1 2 a, 12 b, 12c---RtflE#£ttfc:fc^T#S^H©&i©M£fi : '5i£ 

fcfrsacStif* 1 4*«««sft*. a*saa-9--^i 3«, n££tt(<:*3ffiX8i3i*si 

R 1 T*K*0*gi«*7r'fX/l 5 at. &n&*&0>)H;b><>ft&$etft'*-SSfrDK£ 
«*IClll»LT^*a**E1fr*IBtt9«7r-f/H 5dt, «rfj*§ 1 4J»6* 

**0««i®i*«*Ett'r*tt««*77'fj!/i set, «smJii 4e*aoai*Hi 

L^^ltS^Stts^sai^r^/i/i 5 f t*tt«. 

[0019] 

%3IM£7 7 'f /I/ 1 5aCtt, ■83-HtLTCP«#9, 

[ 0 0 2 0 ] 

««fe«7 r-T/H 5 e ictt, X£S9K 8ffi3- H x ffittKlg 
f SBf&^Jx-^tflBtg^tu 5llii57r^;l' l 5 f fcfi, ffiiflgr-^ (^KOS'J 
. &ffi> «B«) SCfl^lSrtgf-^ (^S©giJ, Kffi, R|, ftffB) #IE182tt 

[ 0 0 2 1 ] 
[ 0 0 2 2 ] 

Xx-y^S 2 0 1 T II # £ # # ^ <D 4£ 5fUC !,"> T * -y h7-i'5^LTig(D^7'l'7> 

f 7-f7ym*-p*3lPl*B»t5. 31 nM&<Dfflte£IE#£*±4£* £«}:») 

§ttfcaE#£ttfciXx -y :/ S 2 0 3 £45^7, v»tt9JOiHl¥®ft:J:!)KSf 
i: © < M T- , ffl 9J e ^ H «*L-a*iSi4?hfe6, « * K « t> o T * © A * * § I -Hf. 

ssa-rseoajswftjsnttXJiKSttjyuissti*, ttiifticxf 2 0 4 t*e 

[ 0 0 2 3 ] 

Xr -y 7 S 2 0 3 StfXf77'S 2 0 44>§g»0>f*fttt % Xf77"S 2 0 2 Qa&nttQ 
t l^^atl^OKT-S! O^feSnSttfklcEtcSftT&igFtlTfcJ:^. 
[ 0 0 2 4 ] 

^T7 7"S 2 0 4 ?t9&2ft«i(ttft&4)sibiikxsttfi, **#&tts«!>in^a*#iE 
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[ 0 0 2 5 ] 
C 0 0 2 6 ] 

02i, i!Oa«»SlH]K802Om*&t;tul2S«««^fg|Hl!S80 1 OW^jCiS 
ffffiffift£&*£-*-%fffli£ftffi]V£@tt803£, l^ttitfft«hftt*Jl^ffiSO 

^SSgg/£lHl8S804i:, c©B»C£9S£Sft;fc&«fcmffiMfi««MHi&80 
3A»6a*«ftfe&«*Jt«-r*Jt«H»8 0 5 
[ 0 0 2 7 ] 

¥^©gnnKo^, H3*Jflv>TSttifl-r3. 
[.0 0 2 8 ] 

H3<OXx-y^S30 1T-tt, E#S}att*©iB**fli^T» *f«**«6«*«9T^8 
SiOiiRtft08fi*»»lt5. C Qttftltt H8O&fitI3£tt3RBB8'0 1 T*ft £ft 

, t ofssa, 3rtos»Da«7r^*-i 5 bicistK:, ftgas>h & 30 

ffin-K, 8S ffi * , Sc»i:LTffiti?tiSo #<DXr>y:/S 3 0 2 T*{i, ± f B £> S3 S £ J; 

*SSt5. cOW^ti, »ffia««W3eH» 8 0 3 fc!3^T4*ti, * & ft fc « S TO 
^oai5Ifr5Si77^;H 5b*5K*ittL, JS«»§lH]!88 0 2 {;::fc^T : ?i?>£ 

[ 0 0 2 9 ] 

1 5b, tttiSM^r-r/Ul 5e 13 tS S tit ^ 5 £ * ffl ^ T , fc^tf-M (0^-^ 
■f ) fe-J: -0 ^(Om^iiK ttSAS 1 2 0 0 0 ISB,^l 0-0 0 0-ft - 

, WSMMF 2 0 0 »n*«fiLT^Stf«i:, aXfflH-fr — 1 3 * 6*STP« 1 4 40 
fc«c5SAfttfB©*tt*IB^ «ffi1S$87r^/l/l 5 e IE tg £ *i 5 „ ^ * c n- 6 

O«W»<f5 0 0 B, 4 0 0 Rtt5i, COB^tfStSftSAIi 1 2000x50 
0 = 6 0 0 7J PK »5£Bf± 1 0000X400 = 4007JP3£&5 o £ 0) £ % ±§2E^£ 

aofi? wsafcRRsnfca^Siaicswsnsa^sH strife. 

[ 0 0 3 0 ] 

[ 0 0 3 1 ] 50 
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c <o <t 3. »«: .ux , &n&mxstm& um.z ttwu, *ti tt.tr .« .c.i: £ .*..»? ,. .» mm ... . 
HfiMMF?, mmmumw 8 6 o 7jr t nz> 0 

[ 0 0 3 2 ] 

Xr-^S 3 0 3 t:fe^TY e s £&»K Xfy/S 3 0 4fc;l5^T$S9©S&*tgtit& 
KfcffST 3 til VP ffliSKDSS^R o o 4-<0Jf^-, n«MM F #3lttfi2ftfc£ LfcJf3-«Dtii 
Offffffitt, ftiSA i:ffi^B ic <fc 0 7 0 0 73 P3i:£5o C <D 3? )£ <£> flj S fi! ffi * JE HI B 8 
0 3 T* 4 £ ft 5 „ 10 
[ 0 0 3 3 ] 

#cDX-fy:/S 3 0 5 T*±fe<gffFfiHiSB£, ttteHIJRbTSoT^*« (BEIBX3I&) #Jt 

l5{±08©ltlJ[lHl8S8 0 5 T* & £ ft £ „ 
[ 0 0 3 4 ] 

Xf'^3 0 5 T\ fiffffl*«»BEIB*9IBtt±T»»-3fci:-r*fc» Xx>y7S305fr£ 
X-ry^S 3 0 &K»»)fifit«fcXj£© — BP ^ ft » M M F <D 51 * tH L * ff rT L , X -f 

SMMF«?ltfflL{i« S»0«i7r^*l 5bCEg«n, 20 
6 t ©Mtfifia&Sft* c £ 
[ 0 0 3 5 ] 

t>L, Xx v 7 S 3 0 5 fcfci^T, ffi»*B«#fiW«S,k ?> < fto fct i: it® 
BK805T?tt»;£ttfc»£lCtt, 7/S 3 0 7 t*^T. ffl«*fit«g©-gBflfr 

WL#T?*4^B*W*tf***-;l/fc*9Bl*fcii*Il,fca, XT7/S 3 0 3 KM 9 

Ltf T'£ft^g©'tt?*-;Wi. a*«a-9--A i 3 rtfr e.8?3IK« 7 r -r ;l/ l 5 a ICS 
ttSftT^SHS?©* — /1/7 KUXJfifcftSftS. 
[ 0 0 3 6 ] 

«*fr&«S©5B*tt£#*9fc»£©aa©¥JII&BI 4 *)8^TR«t*, X -f 30 

•y 7 S 4 0 lC^^T, 1 3 T'til^O^ 7^ 7 > h f.ffiS<D^I 

tt^/i^sii^^^iau o fc t ^ tc a. xf-;/s 4 0 2 T\ s -T re&© 

ttXaSI"9--^l 3^6.ttSrtJ^l 4 (CylHaX^tB U * O ffiX^/S 9 AT tf» J6 f S 

o f©$<iSo^IiiKlffi]!:7r^;H 5 f {cfet§£ft5„ 

[ 0 0 3 7 ] 

*OXf77*S 4 0 3 T8, ttSLfeaA^H^tt^-pfeofc^SiH^. H ^ ft * * o 
fc«£Ktt, «ai87r-f/l/l 5 eKJiOIoftBliOaif*!^, XT77"S404 

[ 0 0 3 8 ]-- ... . ...... 

Xtv y S 4 0 5 T?±SffiX*Ufc«*0«5lP«0*ftaffi*9l^, Xx-yyS 4 0 6 40 

OR^ftX^JS*l(3eH»8 0 4lcfe^T!8:*fta. £ D T ^ if £ fc tt , X x 

•y 407T-*©*E8fcHl|jKS«l©£tt (^ it* & ; IE « fc fci K g! M gg © *fj S 
#±ii©»«fi«*JetTj&» if 5 *l^5o C©J£ttMtt» 0 8 ©JttSlalgJ 8 0 
5 T* & £ ft 5 o 
[ 0 0 3 9 ] 

£tt*X«#WM«*ttTT'*fttf* Xx y 7 S 4 0 Sfcfe^T^jeBfcBSflcKXL 
T, Xtv r S 4 0 9 TH*fca*«fttfBEB*S«fc*ft6©fJS*»*-rs. -7?. 
^ttfllXKtf J; 9 *#^<§£lci4, 7f'y7*S 4 1 Of, Kg fc MX "T * t £ 

a < * *£8g&tfffiii!j35SSi*fi}*f eft e>©«&'\©a?;Riifcni, ixif, so 
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[ 0 0 4 0 ] 
[ 0 0 4 1 ] 

^Mxff, 05Kitil?, tE#^tt{cS^T^5K§*^ M£«5£C £ 5 0 0 0 flu 
B8AL/c:^gOH^ffii^aE#^ttfCficSUT#fci:-r§o C X f >y 7 S 4 0 2 

T*$-r, ^©K^axfc&ff u#)£f s. c ©ax{i5SSttX7 r-r;i/ 1 5 f icmfeatt 10 

[ 0 0 4 2 ] 

XT'^S 4 0 3 7« ^ © S £ M ^ S & T* & t> (C « . Xf 7^S 4 0 4 T^Itt 

*7r^;l/i 5 f £fBtg£*iT^S&5£i£:£fr e> , f ott^St^ofcti^S^S. 
CCDlf^ ftSCOSft«i*«2 0 OnffeofcitSi:^ ^SiSS« 5 0 0 0 X 2 0 0 
= 100SRt45o £©&&#BJg©ffi£<0&§lnancAoT^&ttn{£> X x <y 7 S 
4 0 6 T^JESA'Sf 3 ©T*, Xf-y 4 0 7 fcfc^T, ( * ESI + & f& S fi GSSi ) £ 
fftifffi««#ifc«Sn«o C<DJ±M3«:. H^a#^£8gS£|5I& 8 0 4 fCT»££ ti 
fc^jlSBi:, g¥ffiffl«8gff £[h18 8 0 3 T'WfeZ tifcmffimU&*, it Vt 0 88 8 0 5 tc *> 
^TttUtSCtCiO^jnSo 20 
[ 0 0 4 3 ] 

03fC.fc9I8 0JILfc.k5tC, l^A^KMMF 2 0 0 ^R* 51 1 Hi Lfe 1 1 5 t > C £>J§ 

lf«ISi(1 8 6 0 - 1 6 0 = 7 0 05nT'Jt) < SlISffiA^n ttftff, 
Si 0 0^P3tfffffifi{3&7 0 07Jra<fc9'h£^©T*, ^fy/S 4 0 7 t*^TYes 
i: & <K Xf^S 4 0 8 T-^FJSSS 1 0 0 7J P3 £ S&ift L , Xx>y^S 4 0 9 fcfcl^T C © 
Hftffi&tfMKe#5?JA«££g£ll$icM$?- 5 c t (c & £ „ JicDtttcfi, Biffin-* 
-A 1 3rtT*s m^\m%7 7 J il I 5 a?ftiLTSII§©^-;l/7Kl/X^l^?i!) 

[ 0 0 4 4 ] 

si/- , aE*A^?n5Mfcffi$^F,<DH^*)«^^iiab^ 30 
«g & s <^ « t n tc km mm # ± 12 m mmu® a 0 * 2 ^ a* s *» n k l , ^j^i^ttt 

KSfc^jlSS^a« LTMi/^a^^iifT IT^fc. c <D <fc 9 fcT titf. IPffiS^ffiAt^ab 
Sften^Cf, H^i££©«£#^£L;fci:£EPffi{C % IS??7^^g*fiJBfT'S5„ 

[ 0 0 4 5 ] . 

tc festf^ffi^^ a «i t tfwrtiT-& ^> si«©ji^^^7 L^i/^-g-fcti, ^oitjg 
£fTfr&^<fc 5 tc-r 5 c t t r-^ §0 c ©Jf^M^ftw-r 5 £ ^tcti, mmmmm&-e 
DT*fes^?>#s-r5^SA^<, «fc*je«fc»ffififi^*jt«*fttf j^c teas 

o 

[ 0 0 4 6 ] 

^&3c*mmicfi o £ Sr. £fj-£ L T^JE$#£-f 3i§£-tc, ^ ttfc {5 D it £ ffij a« £ ft 
^ i 9 t L 1 1 i c\ 
[ 0 0 4 7 ] 
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[ 0 0 4 8 ] 
[ 0 0 4 9 ] 

<?g 2 <Dmmmm> 

6 fc^f <, C <DmffiBm<D®f&l,i® 1 tnWiT'hZo 60 lT'li. SE# 10 

h4g*{c*5l/>TSE^#tt^ e^^n^fflA^ 0 SHOS^ffiffi^^H 7 (a) fc^^T 

o 

[ 0 0 5 0 ] 

0 7 ( b ) tC ^ L fc o 

[ 0 0 5 1 ] 20 

07 (a) ICS LfcBffiSr. S # © * 7 7 > h 48* © Hffi T* IS tfji T , v-?t5c 
fclCfctK SII»OS(cfiStLTJ:^ii4«£1-5„ ^©1^, 7 as!©**:*: t M 

0 & 5 0 7j PJ ^tlt^So CC^OttSg g g g, flcShhhh, 

SSe e e e 5 fiffit Lt J:^ 1 1 5 t C n?> icv-i'O^ fifl^ 5 l i: [C J; !) , 07 (b 

) ic*t «fc 9 KSMgijajgtf-iisjsai: aaicassn*. coi«, cfte>«Dj§«*f 
§0 

[ 0 0 5 2 ] 

, S«ft iTft©*rffiffi#£ W L T l^T & <fe <,"• C i: (i^JiiT'fe 5 „ 30 
[ 0 0 5 3 ] 

■ 07 (b) OHBBKfe^T, ffl«»M«ff*©«fc:£^Sft;fcfcfl!>-i? <fci^«£ 

fcfcfc, TfiVM ©5p^>7 l^^'J-^tS. cftfc<fc»K WSfOfiffW****^^* 
tl5Ci:lc5:§ 0 — 73. ft fefi«i* jg L fc tt » r^lETSJ # 

* > 7 2 * * U y *f S c fcicj: 0 H 7 ( a ) Ici-rilCMotSffiWiSi^IIt 

ja a ? - /< 1 3 e ai 6 ft * . 

[ 0 0 5 4 ] 

Btf, @6lCit7u-f t-hKIot.Xf'yys 6 0 3 C£b*T« 6- H 9- 

ft&0-#3IStbl4)$L&&;a<&«;ftt, ttXMtf--* 1 3 T- g Id ft tc 5 0 £1 <T> * 40 

btciaii^ftTv^s^oagiDS^w^asT'fe^^gAv ^i^sctci^^n 
§0 iffi^isaiT-sitnif. gfl-£S7 (a) tc^-r-isa^T-feft«. ?i^niLTtia 

m « & ^ (O T- » X-r >y 6 0 5 Jc <fc 9 51 1 L £ If wr T 3 „ :©tS > ^©5I^W?ft 
[ 0 0 5 5 ] 

Xy-yfS 6 0 6 K&9. ^<DS^^§l#tfi^ftfc:^©fi«W^a^tcWl&-r5{S<Dffffi 
$#»;£2ft, Xr «y 7 S 6 0 7 T- C <D» £ S ft fc iKi¥M K fc Bfe« 2 ft iliB £ ft & 1^ 50 
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T- Soitisa tgjmtt .±-tl» s *> . n & n 5 „ ens — mnm wit, j.sjcs -r_, „ 

ffffiffl«^©^lHl^8 0 3, m^te*^ 8 0 4Rt>*lt^lH8S8 0 5 £ *5 ^ T 
C 0 0 5 6 ] 

W±T*ig>ni;^ XT'y/S 6 0 8 {C*3^TS^W^iSSi:tT?l$ 
m-TM^ilS'XilEL. Xf^S 6 0 5 T-?l^mL?ri¥pI-r5o 
[ 0 0 5 7 ] 

MSMA<{5s¥<ffi$J:D:*:£^ XT77S 6 0 9lcTSSJtlSI? 

igto^-eSfr, m7 (b) fc^ L/c«fc 3 &HffiT*. 1§ fc t^-g- 1> it 5 „ ®g#J§<S*ftl 

mmzmmzitzz tzfcmttiis. xfy/s 6 o 7 ics^t* nv®.mmmmtf&m 10 
ffiSiOT^t^frs^ *t < & t*nfcr. xf"y/s 6 0 8 > S 6 0 5 t\ munmmm 
*m'j>®iEL. m% mLzmBj? %o sit m s n « & « , ii'DSi7r^;n 5 b ^ 

[ 0 0 5 8 ] 

L?T'?4I( 1 b> K£fCiI?OL, Xf7/S 6 0 3 tMo TSSA^I t (H # Liitf 
[ 0 0 5 9 ] 

[ 0 0 6 0 ] 

fc -r s c t & v * s o 

[ 0 0 6 1 ] 

ic-D^-zm%<D%;m*An% c ttfvt . rest t otistg lthj t a*i# 3?iBgs n 30 

[ 0 0 6 2 ] 
[ 0 0 6 3 ] 

It5. 

[ 0 0 6 4 ] 40 
^IKfc^TXT77S9 0 IT' It. MZfr %m^&$Ltt&-? ft fr*&3cmmV -'SfiiX. 
«giJ<D4g*C<}:DML, I^aii'feoftttlcliXf'yyS 9 0 Z T*m%fr 

§tt/cM£t±«MJR3i»?r ic, it^i^satSo ii (D&xitfim&Jc? t-tji i 5 
f ctBH^nSo 

[ 0 0 6 5 ] 

#<DXx-y:/S 9 0 3 T-#l£, Wi3R^a:5S:<D^Ktf/£ji-rSi:. ^OXf^S904 

0OttI^fcl/>> it5t, $5l$«ili 2 0 0 x 5 O0O = l OOJRtSSo 
[ 0 0 6 6 ] 

JKOXxy 9 0 5 T*«&£ft:£#KfCA£2ftT^£fr^i-y?L, AtJtlt^n 50 
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. IfXfj/S 9 0, 6 Ttt %,ft«t 5 o .. . . , 

[ 0 0 6 7 ] 

— Xf7/S 9 0 5 (Cfc^t»S^^tfA#fnT^!5:^ ( ^ £ © if£- <£> ^ €J ) 
tf^ftlJnfcg^KB, Xf-y/S 9 0 7 KioT3iI^<0ffttS§S^S£t5„ C 
©ffffifi£S8S©g£«08<D$Ji!cT* fffl5fi®8S®£[e]K8 0 3 t'ftJft5, 

[ 0 0 6 8 ] 

t^ci^, ^sh*?? ttzmm fefistAns c t tts. cv>t%, 

1*0. 7 v fl-JBMM F * 0 . 8tLi:ftOilA'fiffiIilsl!S 8 0 2 C£i 

C0 9 3 0 73no®Hrtt\ ffl«£^5«jg££©<£9tcm>£^Sfr£{±^3^3;£fi£# io 

[ 0 0 6 9 ] 

«Cco#£ffi«ttgii:T5i:WtiIiffl«8Hi7 0 7JP3T-feOs ^@H8AT5)l$£ft&ttl 

0 073P3T-&3fre>, (#J!£tt£ + B{Hl!jS8!8S) (il 0 073P3i:*5©T*, X x >y 7 S 9 
08TttNotft3T7f7^S 9 0 9 E»9, «*nMi*Wttfi«*J&»*lft»|-r*. 

[ 0 0 7 0 ] 

^■Oti-a-fCfi, ffflS£fittttt9 3 03rn"?&^4>-?, Xx >y 7 S 9 l 0 (c ft £ , fi&ftgt 
X^^^ffioti ofrbrnta* bfctfoT, *Kfi«»ftjKgfc LT\ « S C fc fl. K M 
MF^JnxTXf'y/S 9 0 7 T-ffISSSI*I£t5o SSC t^«MM F tflSSt 20 
MM® fc* Mffl««# 2 3 0JfP3i:4S©T?» Xf77"S9 l 3 T* fcfc , 

+ Kaa^^T*fe5 1 0 0 JJ HUH ffiSftS 2 3 0 SRiO*f:i&^TXf7^S91 1 
IC»*. C cDit«Saiit 0 8 ©JtfSElHlgS 8 0 5 T'KZtlZo 
[ 0 0 7 1 ] 

Xf7/S9 1 lt'fi, SIIIAK <Iffl&©ig^&fr§fr£*ij;£^So <lfflg<Dlg^Bi 

MK«3*«±MLT^S*5j&»l«:j:?>f»J«-r*. EP ^ , (c ft f£ £ jg C L fc C 

9 1 2 (Cg 0 . Mffl«-l?iS!«£§ttXT-y:/S9 1 3K::fc^T®5£ft££&i$-r3o 
[ 0 0 7 2 ] 30 

IS»3^W±eiiLT^*^«^ft:tt % Xf 7/S9 I4lcgf), ±Egg C &tf 

JfSMMF) «ffl«tLTSSt5. 3fcfc*«Dfi«»i:3S'3^T»***fT ( X x <y 7 S 9 

1 5) L % Xr-y^S 9 1 3TJ»tftft*»»t*. 
[ 0 0 7 3 ] 

Sfc, Xr <y 7 S 9 0 8 Kfc^T, (ftffift* + K16«S8S) i¥ « & <£ SB * & § if £ 

ttixf 7^s 9 1 0 ?mu*immm*m* lt ^ < „ a*Rnnw«8««i«: lt 

feffffilSSi!) ( '>Jl/^^lCliXf77S 9 0 9fr?)Xf7^S 9 1 6K»»). £$^JE 

[ 0 0 7 4 ] 40 

, ±fBHJS»SlT*ttfffi5fi«SSA^S 0 &vt ff Mtfffii^ 6 g »«!«: in * T . 

5 J: 5 K.+ 5 C £ WfilT'feSo 
[ 0 0 7 5 ] 

*58iBOJ:o*flugj|e Atitf, ■ g0>4IJBftt.3aLgtEiiftfltK«fT 5 c fcffT?*, M 
K*ftT?n?i4jiE#5gHOIil**«nrffii:ft«*JjS* J J&*. 
[ 0 0 7 6 ] 
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C 0 0 7 7 ] 

#tc*?gipi<D d ©«t 3 ftif-a-ofta© nmBmic-o^rmm? &<> hi i k: t oMjeaiic: 

fett5i)fP07P-^ + -h^^-r 0 Xf '^S I 1 0 lfcH3^TKgfr€>5?9ii:$C#& 
Sfr&SlL, 5b ?) & £ & o fc t§ £ £ fi , X r -y 7 S 1 10 2T-^©^0a*<OiS^JCS 

C 0 0 7 8 3 

^9i££©«j£#ffl® ft glffi^lCftoT^ Xx «y 7 S 1 1 0 3-pagiffi^^ 

Sffi^ii^lif L, X-r >y 1 1 0 4£:fc^T9J©}gjg£M*fiiMg,!:L, fFffili 10 
Sffi^IStSo fit, Xf^S 1 1 0 5£fe^TSiciSLt^5Sai!i«i:OlS 

f-y-fS 1 1 0 4 KM-3TSKgiJ©gg£fi«#ii£jta;L£fr, ffi <D M fC E £ & * . S 
tfXT';7Sl 10 5(Cfel/>TgfHt«^lgiA^ffffiS«8IJ^Tt^SA^a-r5c C©ttR 
mmit®8<Dffit$.T*mz.&, it$l*lH|gS8 0 5 T*ft£n-5o 
[ 0 0 7 9 3 

Xf7/S 1 1 0 5T\ 8E»K»»3V»ffliffl««JKTK:a-3fc4:*lci4, ft # ft 

SUt Mdttfr&JR 51 Br K% *OXf7^S 1 1 07 

T*i5^T^nifxf7/s i i o8tcg;o, mm*Kx.z ±mmmm&m*m%.L rzmm 

ca«*BSSL, Xfy^S 1 1 O9?±iBMgfr5ft2ftfcg<,'>£:&0)K&«ft? o 20 
[ 0 0 8 0 3 

-2f, Xf 'y/S 1 1 0 2 fcfct^T. K«At$g Oat^ffiLTSftiiCfiffiA'ag^ti 

T^attntf, a«©¥ra*#ft2Fns. en^xx-y^s 1 1 1 o 6*5iBf 

^©^Ott&^SS&L, fiST*ft46tfXf 1 1 0 9(c^-pT^^^rfT9o X 

1 1 0 7RtfXf y/S 1 1 1 l'Ptt£"e**ttft«H^flEXtt J tttT?*7 i r* 

o 

[ 0 0 8 1 3 

♦ swoco^umictntf, fi«8i#tt ©58 o ax*«fet> fc»-&Kt, t?*s£»* 

ih4&SC£ft<Rmf;:, ^ © & ;£ © ?g i£ , ft^*fr5cii:a»T?*«ipJjfi^afes 0 

[ 0 0 8 2 3 30 
[ 0 0 8 3 3 

±iS<DJ:3tc, Stt&Sttiiff. «S % mm. fcttttft 2&l«*jS©8»fclS;i;T-»fc 

»*&n* El £ < fffllifi««©Jl£j£KH: CttT?fe <fc^. C ©£ 3 *«^ictt» H 8 IC 

[ 0 0 8 4 3 . . 

5 , A U a - • 7 y h • V X * ( V A R ) ft £ T *f * £ ft * ©ffltt £ J: 0 % < 

KIRS -Stiff, WMfi^%MfcE«lcJI£?**f!J 
[ 0 0 8 5 3 

© JR * 8B J £ fa "t <> flc S A fc L T r9 9%©6835T?©l*.E©VARtfl077 

99%<D5I^T* 1 073RJ-XF«JT*fe§ili:^Stt-r5 o ^LT. COl^. VAR ( 
1 * E , 99%) = 1 0 7J P3 T' & S , £ « IB £ „ 
[ 0 0 8 6 3 

EP^, SfifOWtflOO^R, VAR ( 1 * % 99%) =1 07jRT*&£«fc5£D©l 50 



(16) 



JP 2004-127260 A 2004.4.22 



*fl*lc.*.f*.*«ftlli«.S.H«.'r..*Ji^» W.TCSlc J: t>„T 1 * £&Jc.&ttSflMK.ftftfii 

<S£H-@-r 5 <: i: ft* i: ft 5 „ 
[ 0 0 8 7 ] 

(ftfc, V A R ©ff-S^SfeCO^Tfcfc, Mxtf r$g£-ij x*gg^©Mj (n<yFA- 

issf^^^ft) tfeiftw^feSo m&?&®z ft n-s^a ft^fsstirfc o , n-s^or 
:/ y ^ - ^ 3 > v 7 h ft i: t> iftffl ft 2 n t 5 0 ) 

fPfflSM® (1*^) =BS(K-V A R (lAfl, 99%) = 907jR 

iifto, 9 9 % tommx-muz n 5 9 0 75 n (t> u < a c n^-^©jt$T-fj 0 

£#£D<Dffffifi«^LT#Jffl-f5Ci:#iirfi6i:ft3o $ <: 0 Jf £ , « 10 

SD«ifi!i@ (1*^) tto. 9t45. iin^-as^i-^t^^i^fcftSo 

[ 0 0 8 8 ] 
UUWtE = 1- (VAR (a, 0) / y } 

cct*, ffin a as«iriiffiia (#^}«iss t*o)«k) . si3s /? fctn^ffiisofiiiitt (^ 

o 

[ 0 0 8 9 ] 

s„ coztis.. mmmr&tfmv tiizm^iz zmumm (i&mmffim tiiastt zwi&ffiw. 

) © ^ fiSH 14 ft* £ < ft 0 , WMG$gBftHS< ft § c £&&? 3„ £fc SS^/Stt, ffi 20 

0 cecity, mm mu&<Dmn®.% ±.tf * ? t 1 % t » ?nicff-3t»fflfl{si^i< 
ft 5 c t ti^ts. 

[ 0 0 9 0 ] 

<in5>©ffla, ffl^W ffi£?T 3 m tf^tbXtl t fc<fi£ffl<^T & A l^ft*. St X £ # £ SI f 
5J:-5ftffi£ffl^5<:fc#g$L^„ 
[ 0 0 9 1 ] 

^of, var dm. 99%) (om*m ^kuum a zm^tm <t <^„ 
fa^-»i*^fr5^-esntf, var ( i 9 9 %) ^ffl^ntfj: ^„ ja«»§R8 
^-fiuc-e-r, ixw^s, s«^si«fcsft sstgflBPtg^^itscT-fentf, ^©{g 

T*VAR£fh»L, lUSfFffifcffl vtiff J; t\ 
[ 0 0 9 2 ] 

ftfe. Hijj$©ii!K VAR©ffi{imF^a©Ba^T*fe5fci6, VAR ( 1 i§ (H , 9 9%) t 
s VAR ( 1 9 9%) ©ffifigft 9, ^tttc»-3^TKtti£tt3fiMB&S8Sft 

ft<P>gft3{gi:ft5o 

[ 0 0 9 3 ]-.- 

c © <fc 5 ft#?£ c i: fcj: o T, ffl9JK£0tttt&tfHXJf!Hlc J: 0 m&Jc WIS t 40 

m&mmzfto c ttmrnt* % 0 aeon gut.}: oa§is*-^i:tnif, w* 

(f V A R (1A^, 99%) = 1 0 7? R . 0 0 i: > VAR ( 

1 H 99%) = 20)5R.Sffiffi*Sl 0073F I 3T**5«SE(i, if^e>fc«S©fi« 
ISO. 7 t J: o T S«»ffi*MTft t>ti5 ^ti^nofflGSWffifflMtili? D < 7 0 
7JR£ft3o LfrL. i^Ci^ ICV AR^ffl^Tltfltntf, iSD©ff«S«i(i9 

©*^<0«5^«liiffitcBPLfca«ffffi$:fT^cf:^ortli:ft5o 
[ 0 0 9 4 ] 

£fc. $ffc©«jift<ffl®ttgi(D i: V A R T- IB J5U fc W tf -£ -f, h 7 * U * i: L 

TfiffiifltSiltttf 5, 50 
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,C0-0.9 5]. . . . . ... . 

A'#4t5c^if T-fe5„ mats, mm t®%m&&m%. mommm&zG? 5 c t 

[ 0 0 9 6 ] 

V A R(i 2 J-X±©jfiSfCO^T *>mWT 3 C £ nJ^T'S 0 , ttS(4)itj£«#~h7:|-y 

tii i tc^-r <t d &»5£ d t«a e (omummzfi ? s 0 10 

[ 0 0 9 7 ] 
[ 0 0 9 8 ] 

stass (tt^D) =iitngi ooxa«i§o. 7 = 70 
stssi («se) =ss«<si 0 oxassio. 7 = 70 

.C 0«k 5 K& 9 , £tf-4>ffflj§ft«i (ttiS D +&5£ E ) =1 4 OICSSo 
[ 0 0 9 9 ] 20 

ftSD(COl>Ttt> VAR (lijfl, 100%) = 5 0 K <fc 9, ffiG&a- B = 0 . 5, Lfc 
i^Tff«IffiS= 1 OOxffiS»gO. 5 = 5 03JRtaS. ttSEKO^Ttt, VA 
R ( 1 * £ , 10 0%) = 20(ilJ;!), fflfiii = 0. 8. Lft«i5TMifil = 1 0 

#3 E) =1 3 0 7JP]t45„ 
[0100] 

ftoT^stf, tfcss; d c@*r©ffiTtf 9 u x * (5 o%oi$T*5 ooi^tf^sts) 

[0101] 

* « lb o ffl 81 H « * in « -T * c i: k «fe 9 a W * ff is ffl« « * W ffi if * * „ 

[0102] 

ilO^-Xt«SDittSE(D 1 *«tft©»&<Bittfl!)^W-*ST**i:, S^U * 1 ©If 
1 7 0 («SD50, SSE 120) , i/t'Jt2(Dl^B 2 3 0 («S 1 50. tt 
SE80) tftSCti'fcA^. 

[0103].-. . 
L0|§0*-h7*U* (SSD+ftSE) OVAR, ffl«»B, fF flliSft ffi « %® £ 40 
•5 CS5o 

[0104] 

#- h 7 * U * (SSD+lliSE) ©VAR ( 1 * £ . 100%) = 30iD, Stt&B 
= 0. 85> SlSfiS= 2 0 0 xSSi@ 0. 8 5 = 1 7 0 SP3„ 
[0105] 

#S©fi«B£-»fC 0 . 7 £Lrct§&, ftCFtt^D. K^E <D ^ tl ^ tl IC 
O^TVAR*ffl^TWffiffl«M*IiaL^W-bfe»*fclt^Tfftffi««!VK<4oT 
l^S. cntittSD, tt£E 4)tilitt£fl:®ffi|gHft («£ D 0tt*T«ll*fc ttttS E <D« 
«±*EJ:oTill&*#ffiS«£*u *SE©tt*T«l9fcH:*aD0tt«±*K:J:-3Tai 
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C0106] 

&@ (co^t a. m&<DmmmK¥*b--wicvttb ztircMzm^-c $> & ^ v a r s f 
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